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Abstract. In this paper we consider the equations

T =a + t D s, x(s))ds + - FE s,x(s))ds € R
and

x(t) = a(t) -1-/_ D(t,s,x(s))ds + /too E(t,s,z(s))ds, t€R

and discuss the existence of periodic and asymptotically periodic solutions by means of
fixed point theorems.

0. Introduction

In this paper we study the equations

(1A) x(t) = a(t) +/0 D(t,s,x(s))ds + /too E(t,s,xz(s))ds, teR"
and
(1B) z(t) = a(t) -1-/_ D(t,s,x(s))ds + /too E(t,s,z(s))ds, t€R

where RT :=[0,0), R := (—00,0),a: R— R", D: A~ xR" — R", and F : AT x R" —
R"™ are continuous, and where
A7 :={(t,s): s <t} and AT :={(t,s) : s > t}.
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We will suppose that

(2A) a(t) is bounded on R
or
(2B) a(t) is bounded on R

and that for any J > 0 there are continuous functions Dy : A~ — Rt and E;: AT — RT
such that |D(t, s, x)| < Dy(t,s) if (t,s) € A~ and |z| < J, where |- | denotes the Euclidean

norm on R"™, |E(t,s,z)| < E,(t,s) if (t,s) € AT and |z| < J,

t o]
(3A) / Dj(t,s)ds + / E;(t,s)ds is bounded on R
0 t
or
t o]
(3B) / Dj(t,s)ds + / E;(t,s)ds is bounded on R,
—00 t
and
max(0,t—7) 00
(4A) / Dy(t,s)ds +/ E;(t,s)ds — 0
0 t+7

uniformly for t € R as 7 — o0

or

t—1 00
(4B) / Dy(t,s)ds +/ E;(t,s)ds — 0
—00 t+1

uniformly for t € R as 7 — oo.
Under various conditions we prove that (1A) and (1B) have solutions and that (1B)
has a periodic solution.
As some readers may find these equations unmotivated, we now show that they can

represent very common variation of parameters formulae.
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As a simple starting place, consider a system

y =Cy+ f(t)

where we begin with C' a real constant n X n matrix having no root with 0 real part and
f : R — R" is continuous and T-periodic. We would like to actually display a periodic
solution. A general solution is expressed by the variation of parameters formula as

y(t) = e“'y(0) + /t %) f(s)ds;
0

not only is this poorly related to (1A), but we have no way of selecting y(0) to find that
periodic solution. But worst of all, we can not control the size of e©*=9).
Since no root of C' has zero real part, there is a matrix P so that the transformation

y = Pz yields

¥ =P 'CPx+ P f(t)
where

-1 _ Cl: 0
P CP= ( 0, 02)

and the roots of C; have positive real parts, while those of Cy have negative real parts.

() =)

Taking

we have independent systems
7 =Ciz+ fi(t) or (emD2) = e fi(1)

and
w' = Chz + falt) or (e~ P'w) = e~ fo(t).
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Now we will obtain (1A) or (1B) depending on the assumptions made at this point.
If we seek a solution bounded on R we integrate the first partitioned system from ¢ to oco

and the second from —oo to ¢t. This yields

z(t) = — /OO 1= 1) (5)ds

t

and

w(t) = /t eC2(t=9) £, (s5)ds.

If we now take x = (fu((?)) and y = Pz, then we obtain (1B). In this very simple case which
we have just described we obtain a compact formula for the periodic solution.
Parallel work for (1A) is found prominently in the literature. In the study of instability,

Coppel [4; pp. 74-75] considers

Yy =Ct)y+ f(t,y)

and denotes by Y (¢) a matrix solution of the linear part. Using projections P; and P» he

gives a variation of parameters argument to get

xz(t) =Y (t)Prx(to) +/ Y () PLY 1 (s)f(s,2(s))ds

to

_ /too Y(#)PyY 1 (s) (s, (s))ds.

Independent assumptions and arguments are given to ensure that the last integral con-
verges. The lower limit of ¢ty is taken because no assumptions concerning a bounded
solution are made. From the form of x(t), Coppel obtains an instability result. This ex-
tends similar earlier work of Coddington and Levinson [3; pp. 330-332] for an unstable
manifold when C' is constant.

These are, of course, elementary examples of (1A) and (1B). Parallel considerations

for

¢ = C(t)x + /0 D(t,s)x(s)ds + f(t, ("))
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are also of interest when f is a general functional since the full linear part has a variation
of parameters formula.

Just as differential equations are special cases of integral equations, so are these special
cases of (1A) and (1B). Differential equations need only initial conditions z(tg) € R"™. But
(1A) and (1B) will have initial functions on [0,?p), on (—o0,tg), or on [0,ty) U (k,o0),
for example. For differential equations initial functions can cause discontinuities in the
derivative of a solution. But for integral equations, discontinuities may occur in the solution
itself. We now illustrate how that can happen.

Given a scalar functional differential equation
¥ = f(t,x,z(t — 1))

and an initial function ¢ : [—1,0] — R, we seek a solution z(¢, ¢) satisfying the equation for
t > 0 which is continuous on [—1, 00); in particular, (0, ¢) = ¢(0). With this experience,
investigators are usually surprised to learn that the solution of an integral equation often
lacks continuity at the point where it joins the initial function. And this lack of continuity
is something to be noticed throughout the sequel.

We will give two elementary examples which we believe will shed considerable light on
the abstract work which follows. Sometimes initial conditions are a natural part of (1B)
and at other times we need a solution on all of R; in the latter case we often introduce
artificial initial functions, obtain a solution, and parlay that into a solution on all of R. In
any event, initial functions are an essential part of the problem and these examples let the
reader see what is happening.

First, consider the scalar equation

t o0
x(t) = a(t) +/ e_(t_s)x(s)ds-l—/t e~ x(s)ds

with initial function x(¢t) = 1 for —oo < t < —7/2 and z(t) = 1 for 7/2 < t < 0o so that
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when we substitute those functions into the equation we get

t

x(t) = a(t) + e_”/z(et +e ™) + /

w/2
e~z (s)ds + / et~z (s)ds.
—m/2 t

In order to solve this equation and illustrate properties, we take
a(t) =1—e™2(e! +e7t)
and are left with the equation

t w/2
z(t) =1+ / e (=g (s)ds + / e x(s)ds, —m/2 < t < m/2.
—m/2 t

Notice that if there is a continuous solution on this interval, then it is also differentiable

and

t w/2
2 (t) = —/ e~ x(s)ds +/ e z(s)ds.
t

—m/2

A further calculation yields

with general solution

r=cycost+ cosint — 1.

Clearly, c; = 2(0) + 1 and c2 = 2/(0).
To determine the constants, substitute the solution into the equation for z(0) and

2’(0) to obtain:

0
z(0) =1+ /_ P e*[(x(0) + 1) cos s + 2'(0) sin s — 1]ds

w/2
-|-/0 e *[(z(0) + 1) cos s + ' (0) sin s — 1]ds

and

0
2'(0) = —/_ B e*[(z(0) + 1) cos s + 2’ (0) sin s — 1]ds



w/2
+/0 e *[(z(0) + 1) cos s + ' (0) sins — 1]ds.

These represent two equations in two unknowns, 2(0) and x’(0). The integrals can be

simplified and evaluated. In this case we do get a unique solution

and

x(t) = —2cost — 1.

Thus, z(—7/2) is not 1, so the solution does not agree with the initial function.

discontinuous.

It is

We now give an example in which the solution does not match up with its initial

function. Moreover, for certain choices of the functions there is no solution.

Given initial functions for (1B) on (—oo,a) and (b,00) (with a < b), we obtain an

equation which we will greatly simplify as

t b
xz(t) =1 +/ r(s)z(s)ds -i—/t h(s)x(s)ds,a <t <b.

At this point it is impossible to tell what z(a) or z(b) is, regardless of the initial

function. It will be very instructive to solve this simple equation. We have

so that

z(t) = x(a) eXp/ [r(s) — h(s)]ds.

But what is z(a)? Substitute the solution into the original equation at ¢ = a and obtain

b s
z(a) =1 +/ h(s)x(a)(exp/ [r(u) — h(u)|du)ds)
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or

b s
(@) = 1/[1 — / h(s)(exp / ir(u) — h(u)]du)ds).

We now know three things:
i. x(a) is uniquely determined.

ii. A solution exists if and only if

b s
/ h(s)(exp/ [r(u) — h(u)|du)ds # 1.

iii. For a general equation like (1B) with specified initial functions, we will never know
any value of the solution.

We will expect to prove existence, uniqueness, asymptotic behavior, and qualitative
properties such as periodicity.

One more item of interest concerns standard inequalities. When we write the standard

variation of parameters formula, we commonly take norms and use Gronwall’s inequality to

get bounds on solutions. Under fairly severe conditions it is also possible to get Gronwall-

type inequalities for neutral equations.

1. Existence of solutions of (1A)

For any to € RT and any bounded continuous initial function ¢ : [0,¢9) — R™ let
x(t,to, @) denote a solution of Equation (1A) which agrees with ¢ on [0,%y) and satisfies
(1A) on [tg,00). Here, we understand that for ¢y = 0 a continuous function z(t) is a
solution of Equation (1A) if z(t) satisfies (1A) on R*. For ¢ty > 0, we are prepared to

accept a discontinuity in x(t,tg, @) at to.

la. Existence by a contraction mapping

Suppose that for any J > 0 there are continuous functions L; : A~ — RT and
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L}r : AT — R7T such that

() |D(t,s,2) = D(t,5,y)| < L (¢ )z -y

if (t,s) € A7, |z, [yl <J

(6) [E(t,s,2) — E(t,s,y)| < Lj(t,s)|lz —y|

if (t,s) € AT, Jzl, |yl < J.

Then we have the following result.

THEOREM 1. In addition to (2A), (3A), (4A), (5) and (6), suppose that
(7) Ai=sup{A;:J >0} <1

holds, where

t o]
Aj = sup{/ L7 (t,s)ds +/ LY(t,s)ds:t € RT}.
0 t

Then for any to € RT and any bounded continuous function ¢ : [0,ty) — R"™, Equation
(1A) has a unique R*-bounded solution which agrees with ¢ on [0,%y) and satisfies (1A)
on [tg, 00).

PROOF. For any to € R™, let C(ty) be the set of bounded continuous functions

€ : [to,00) — R"™. For any £ € C(tp), define |||, by

1€]lo = sup{|€(E)] = T = to}.

Then clearly | - ||+, is @ norm on C(ty) and (C(to),| - ||+,) is a Banach space. For any

€ € C(ty) define a map H on C(ty) by

(HE)(t) :=al(t) + /0 ’ D(t,s, ¢(s))ds +/t D(t,s,&(s))ds + /too E(t,s,&(s))ds, t > tg.
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Then, from (2A), (3A) and (4A), it is easy to see that H maps C(tg) into C'(tg). Moreover,

for any &; € C(to) with ||&|,, < J (i =1,2) for some J > 0 we have

(HE () — (HE)(®)
< / L5 (t)|éx(s) — Ea(s)|ds + / Lt )| (s) — Ea(s)]ds
< )\JHSI - §2||t07 t> to,

which, together with (7), yields || H&1 — Héz||t, < Al|&1—&2||t,- Thus, H : C(tg) — C(to) is
a contraction mapping and so it has a unique fixed point n € C'(¢g). Clearly, the function

x defined by
t 0<t<t
.’L’(t) — { ¢( )7 = 0
n(t)v tz tO

is a unique RT-bounded solution of Equation (1A) which agrees with ¢ on [0,ty) and
satisfies (1A) on [tg, 00).

EXAMPLE 1. Consider the scalar linear equation
t 0o
(8) z(t) = a(t) + a/ e* " cos sx(s)ds +/ e'“*sinsxz(s)ds, t € R,
0 t

where a : RT — R is a bounded continuous function, and a and 3 are constants with
la] + |B] < 1. Equation (8) is obtained from Equation (1A) taking n = 1, D(t,s,x) =
aze 'coss, and E(t,s,x) = Bxe'"*sins. For any J > 0 we can take the following
functions as Dy, £y, L; and L}r:

Dy(t,s) = |alJe*™t, (t,5) € AT,

Ej(t,s):=|8|Je"™*, (t,5) € AT,

L7 (t,s) = |ale®™", (t,s) € A,
and

LY(t,s):=|Ble"™", (t,5) € AT.
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It is easy to see that a(t) and these functions satisfy (2A), (3A), (4A), (5) and (6). More-
over, (7) holds with A = |a| + |3|. Thus, by Theorem 1, for any tg € R™ and any bounded

continuous function ¢ : [0,#9) — R, Equation (8) has a unique R*-bounded solution
x(t7t07¢)'

1b. Existence by Schauder’s second theorem

Conditions (5)—(7) of Theorem 1 are very strong. We now discuss the existence of
R*-bounded solutions without those assumptions.

For a given top > 0, let ¢ : [0,t9) — R™ be a given bounded continuous function. Let
K be the set of positive integers. For any k € K with k > tg, let (C,", || - ||) be the Banach
space of continuous functions £ : [tg, k] — R™ with the supremum norm || - ||. For any
J > 0 with J > sup{|¢(t)] : 0 < t < to}, let C;F(J) = {& € CF : ||€]| < J}, and let
Y.F(J) be the space of functions 1 : R — R™ such that n(t) = ¢(t) for 0 < t < to, ()
is continuous on [tg,00) except at some m, and ||n|lo < J, where m € K, m > k, and
Inllo :=sup{|n(t)| : t € R*}. Then C,"(J) is convex, and any ¢ € C;(J) can be extended
on R* by taking an n € Y7 (J) such that n(t) = £(t) for to <t < k. For any £ € C;7(J),
let n € Y,/ (J) be an extension of £&. We define a map H = Hy,, on C;f (J) by £ € C,F(J)

implies that

(9) (HE)(t) :=alt) +/0 D(t,s,n(s))ds + /too E(t,s,n(s))ds, to <t <k.

then we have the following result.
LEMMA 1. Under assumption (4A), for any £k € K and J > 0 with & > t;, and
J > sup{|o(t)| : 0 < t < to}, there is a continuous increasing function 6 = dx s(e) :

(0,00) — (0, 00) such that

(10) ((HE) (1) — (HE)(t2)| < e if £ € CF (), ne Y, (J),
to <ti1 <ty <kandty <t;+9,
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where 7 is any extension of &.
PROOF. First, it is clear that there is a continuous increasing function é; = d1(¢) :

(0,00) — (0, 00) with

(11) |a(t1) — a(t2)| < % iftg <t1 <ty <kandty <ty+90;.
Next we prove that there is a continuous increasing function = = §~ (¢) : (0,00) — (0, 00)
such that
_ _ € .
(12) ((H™O(t) — (H™E)(t2)] < 5 i L€ G (),

neY, (J), to<ti<ta<kandty<t;+d~
holds, where 7 is any extension of ¢ and H~ on Cf (J) is defined by
t
= / D(t,s,n(s))ds, to <t <k.
0
From (4A), for any € > 0 there is a 7 > k such that
max(0,t—7) 00 €
(13) / Dj(t,s)ds +/ E;(t,s)ds < D ift e RT.
0

t+T1

For any & € C;(J), any extension 1 € Y,F(J) of &, and for ¢; and t5 with tg <t <ty <k,

we have
((H™E)(t1) — (HE)(t2)]
/ D(t1,s,n(s ds—/ D(tq,s,n(s))ds
(14) §/0 |D(t1,s,n(s)) — D(t2, s,m(s) |ds+/ Dy(ta, s)ds.

Since D(t,s,z) is uniformly continuous on Uy = {(t,s,z) : to < t < k, 0 < s <t

and |z| < J}, for the € there is a do > 0 such that |D(t1,s,z) — D(to2,s,z)| < €/67 if
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(tl,S,ZE), (tQ,S,ZE) € U; and |t1 —t2| < 3. From this, if tg <t; <ty < k and to < t1 + d2,

then we obtain

(15) / DG, 5m(5)) — D, 5,n(s)lds < &

Moreover, for the € there is a d3 > 0 such that
to ¢
(16) / DJ(tQ,S)dS< 6 if tg <t1 <ty <kandty <t1+ 3.
t1

Thus, from (14)—(16) we have (12) with 6~ = d4 := min(d2, d3), since we may assume that
d2(€) and d3(€) are continuous and increasing.
Finally, we prove that there is a continuous increasing function §* = §*(¢) : (0,00) —

(0, 00) such that

(17) (HT)(h) = (HF)(t2)] < 5 i § € G (),

ne Yk+(J), to <t]1 <ty <kandty <t +5+,
where 7 is any extension of ¢, and H* on C;"(J) is defined by

e - | T B(tsn(s)ds,  to<t<kh

Let 7 > k be a number in (13). For any & € C’,j(J), any extension 7 € D,j(J) of &, t1 and
to with tg < t1 < t9 < k we have

(HTE)(t) — (HTE)(t2)]
/OO E(t1,s,n(s))ds — /OO E(t2,s,n(s))ds

t1 to

to+T1
< / E(t1, 5,1(s)) — E(ta, s, n(s))|ds

(18) ~ b
) 00 ta
+/ Ej(ty,s)ds +/ Ej(ta,s)ds +/ E;(t1,s)ds
to+T7 to+T1 t1
to+T1 2 €
< / |E(t1,s,m(s)) —E(tg,s,n(s))|ds+/ Ej(t1,s)ds + "
to t1
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Since E(t,s,z) is uniformly continuous on Us := {(¢,s,z) : to <t <k, t <s<t+7+1,
|x| < J}, for the € there is a d5 such that 0 < d; < 1 and |E(t1,s,x) — E(ta, s,x)| < €/127
if (tl,S,ZE), (tQ,S,ZE) € Us and |t1 —t2| < 05. From this, if tg <t; <ty < k and t3 < t1 + 95,

then we obtain

to+T1 €
(19) / Bt 5,1(s)) — Elta, 5,n(s)lds < -5

Moreover for the € there is a dg > 0 such that
t2 €

(20) /t1 EJ(tl,s)ds<ﬁift0§t1<t2§kandt2<t1+56.
Thus, from (18)—(20), we have (17) with 6T = §7 := min(ds, dg ), since we may assume that
d5(€) and dg(€) are continuous and increasing.

Hence, from (11), (12), and (17) we can easily conclude that (10) holds for § :=
min(d1,67,d7).

This lemma enables us to prove the following result.

THEOREM 2. In addition to (4A), let
t o]
(21) la(t)] +/ Dy(t,s)ds +/ E;(t,s)ds < J, to<t<k
0 t

hold for some k € K and J > 0 with & > ty and J > sup{|¢(t)| : 0 <t < tp}. Then for

any & € C(tg) with ||&ol|+, < J the equation
t o]

(22) x(t) = a(t) +/ D(t,s,x(s))ds +/ E(t,s,z(s))ds, to<t<k
0 t

has a solution z(t) on [to, k] such that ||z|o < J, z(t) = ¢(t) for 0 < t < o, and x(t) = &o(t)
for ¢t > k.

PROOF. Let & € C(to) be any fixed function with [|&l/s, < J. Then any & € C;F (J)
can be extended on R™ by defining £(t) = ¢(t) if 0 < t < o, and £(t) = &o(t) if t > k. Then

the extended function of ¢ is an element of Y, (.J), and we denote it by n. Let H be a map
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on C;"(J) defined by (9). Then from Lemma 1, (4A), and (21), the set {H¢ : € € CF (J)} is
equicontinuous, and it is easy to see that H maps C; (J) into C; (J) continuously. Thus,
by Schauder’s second theorem (cf. Smart [6; p. 25]), H has a fixed point, which yields
a solution z(t) of Equation (22) such that ||z||o < J, z(t) = ¢(t) for 0 < t < tp, and
x(t) = &o(t) for t > k.

By using Lemma 1 and Theorem 2, we obtain the following result.

THEOREM 3. In addition to (4A), let
t 0o
(23) la(t)] +/ Dy(t,s)ds +/ E;(t,s)ds < J, t >t
0 t

hold for some J > 0 with J > sup{|¢(t)| : 0 <t < tp}. Then Equation (1A) has a solution
y(t) such that ||y|lo < J, y(t) = ¢(t) for 0 <t < to, and y(t) satisfies (1A) on [tp, 00).
PROOF. Let k > to be any integer, and let £ be a function with £ (¢) = 0 on R*.
Then Theorem 2 implies that Equation (22) has a solution zj(t) such that ||zg|o < J,
xp(t) = ¢(t) for 0 < t < to, and x(t) = 0 for t > k. Thus, we have a sequence of
functions {zx(t)}. Let m > tg be any fixed integer, and for any integer k > tg let &k (t) be
the restriction of z(t) on [tg, m]. Then Lemma 1 implies that the set {&x(t) : & > m} is
equicontinuous on [to, m]. Hence, the sequence {zy(t)} contains a subsequence, say {x}(t)},
which converges uniformly on [to,to + 1]. The sequence {x%(t)} also has a subsequence
converging uniformly on [to,?o + 2|. If we continue in this way we obtain a sequence of
sequences {z"(t)}, m =1,2,..., each of which is a subsequence of all the preceding ones,
such that for each integer m > tg, x}*(t) converges uniformly on [to,%o + m]. Consider
the sequence of functions yy(t) = x¥(t), where k > t is an integer. Then the sequence
{yr(t)} is a subsequence of {xx(t)} and is, in fact, a subsequence of each of the sequences
{x(t)}, for k large. If we define a function y(t) on RT by y(t) = ¢(t) for 0 < ¢ < to,
and y(t) = kli)rréo yr(t) for t > to, then for any integer m > to, {yr(t)} converges to y(t)

uniformly on [ty, m] as k — oo.
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Now we show that y(t) satisfies (1A) on [tp,00). For any t > ty, let m be an integer
with |t| < m. From the definition of yj(¢), we have yi(t) = z,(t) for some integer k > k.

Thus for any integer k£ > m we obtain

t oo
@) w®) =a)+ [ Dltsu()is+ [ Byl w<t<n,
0 t
where k = k(k) € K and yi(s) = 0 for s > k. Clearly we have

lim D(tsy;.C dS—/Dtsy

k— o0

Next we prove that

oo

lim E(t,s,yx(s))ds = /too E(t,s,y(s))ds.

k— oo t

From (4A), for any € > 0 there isa 7 > 0 with | E;(t,s)ds < e if t € RT. From this we

t+T1
obtain
imsup| [ (E(t,5,50(9) — Elt.s.y()ds
k— oo t
t+71 o0
< limsup / (E(t,s,yr(s)) — E(t,s,y(s))ds| + 2/ E;(t,s)ds < 2e,
k— 00 t t4T

which implies that

oo

lim E(t,s,yx(s))ds = /too E(t,s,y(s))ds.

k— o0 t

Thus, letting £ — oo in (24), we have

(25) y(t) = a(t) +/0 D(t,s,y(s))ds + /too E(t,s,y(s))ds.

Since t > tg is arbitrary, (25) shows that y(¢) is a solution of Equation (1A) such that

lyllo < J, y(t) = ¢(t) for 0 < t < to, and y(t) satisfies (1A) on [tg, 00).
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The following example illustrates the result. In work we cited earlier by Coppel and
by Coddington and Levinson, a Lipschitz condition was assumed on the functions in the
differential equations. Our result does not require that.

EXAMPLE 2. Consider the scalar nonlinear equation

t o]
(26) x(t) = arctant +/ St/ |x(s)|ds +/ et~ 5\/|x(s)|ds, te RT.
0 t

This equation is obtained from (1A) taking n = 1, a(t) = arctant, D(t,s,x) = e*~'\/|z],
and E(t,s,x) = e!=%\/|z|. For any J > 0 we can take

Dy(t,s) =e"tJ,  (t,s)e A”
and
Ejt,s) =€V,  (t,s) e AT,

For any to € R, and any bounded continuous function ¢ : [0,#y) — R with ¢y > 0, let
J > max [Sup{|¢(t)| 0<t<te}, 2VJ+ g .

Then it is easy to see that the conditions (4A) and (23) are satisfied for that J. Thus,
by Theorem 3, Equation (26) has a solution z(t) such that ||z|lop < J, z(t) = ¢(t) for

0 <t <ty, and x(t) satisfies (1A) on [tg, 00).

2. Existence of solutions of (1B)
We now show that existence of solutions of (1B) can be obtained by methods similar
to those in Section 1. Thus, for any ¢ty € R and any bounded continuous initial function
¢ : (—oo,tg) — R™, let x(t,to, ) again denote a solution of Equation (1B) which agrees

with ¢ on (—o0,tp) and satisfies (1B) on [tg, 00).

2a. Existence by a contraction mapping
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Let

t 0o
AJ :=sup {/ L5 (t,s)ds +/ LY(t,s)ds:te€ R}.
t

Then we have the following result.

THEOREM 4. Suppose that (2A), (3B), (4B), (5)—(7) hold. Then for any ¢ty € R
and any bounded continuous function ¢ : (—oo,ty) — R", Equation (1B) has a unique R-
bounded solution which agrees with ¢ on (—o00,ty) and satisfies (1B) on [tg, 00). Moreover,
if (2B) holds, then Equation (1B) has a unique R-bounded solution which satisfies (1B)
on R.

The first part of the theorem can be proved by a proof similar to that given for

Theorem 1 by defining a map H on C(tg) by

(HE)(t) := alt) -l—/_o D(t, s,gb(s))ds-l—/t D(t,s,&(s))ds
+ /OO E(t,s,&(s))ds, t > to.

The second part can be proved by defining H on C by

(HE)(t) == alt) -l—/_ D(t,s,&(s))ds + /too E(t,s,&(s))ds, t € R,

where (C, || - ||) is the Banach space of bounded continuous functions £ : R — R™ with the
supremum norm || - ||. The details will not be given.

EXAMPLE 3. Corresponding to Equation (8) in Example 1, consider the scalar linear
equation
t

(27) x(t) = a(t) + a/

— 00

e*"tcossx(s)ds + ﬁ/ e Ssinsz(s)ds, t€R,
t

where ¢ : R — R is a bounded continuous function, and o and 3 are constants with
la] + |B] < 1. Tt is easy to see that the assumptions of Theorem 4 are satisfied. Thus, for

any to € R and any bounded continuous function ¢ : (—o0,ty) — R", Equation (27) has a
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unique R-bounded solution which agrees with ¢ on (—o0,ty) and satisfies (1B) on [tg, 00).
Moreover, Equation (27) has a unique R-bounded solution which satisfies (27) on R.
REMARK. In Section 3 we will consider periodic solutions. For both differential and
integral equations it is possible to give periodicity conditions on the functions involved so
that whenever z(t) is a solution, so is z(t + T'), where T is the period. Thus, when such
conditions are in place, then x(t) and z(¢t+7T") are both bounded solutions; if we know that
there is a unique bounded solution on R, then we conclude that x(t) = z(t + T'). Thus, in

Section 3 we parlay Theorem 3 into the existence of a periodic solution.

2b. Existence by Schauder’s second theorem

For a given tg € R, let ¢ : (—o0,tg) — R™ be a given bounded continuous function.
For any k € K with k > to, let (C;f, || - ||) be the Banach space of continuous functions
€ : [to, k] — R™ with the supremum norm ||-||. For any J > 0 with J > sup{|¢(t)| : t < to},
let C;F(J) :=={£ € CF : ||¢]| < J}, and let Y,7(J) be the space of functions n : R — R"
satisfying n(t) = ¢(t) for t < to, n(t) is continuous on [tp,c0) except at some m, and
In(t)| < J for t € R, where m € K and m > k. Then C, (J) is convex, and any & € C;F (J)
can be extended on R by taking an n € Y, (J) such that n(t) = £(¢) for to < t < k. For
any £ € C;F(J), let n € Y,F(J) be an extension of £. We define a map H = Hj,,, on C; (J)
by ¢ € C;7(J) implies that

(HE)(t) :==alt) + /t D(t,s,n(s))ds + /OO E(t,s,n(s))ds, to<t<k.
—o0 t
Corresponding to Lemma 1, we have the following result.

LEMMA 2. Under assumption (4B), for any k¥ € K and J > 0 with k£ > tp and J >
sup{|¢(t)| : t < to}, there is a continuous increasing function § = dy s(€) : (0,00) — (0, 00)
such that

(HE)(0) = (HE) ()| < e i€ € CF(T), ne V()
to <ti <tes <kandty <t;+9,
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where 7 is any extension of &.

Since we can prove this lemma by a similar method to the one of Lemma 1, we omit
the proof.

The next two results are parallel to Theorems 2 and 3.

THEOREM 5. In addition to (4B), let
t o]
la(t)] +/ Dy(t,s)ds +/ E;(t,s)ds < J, to<t<k
—00 t

hold for some k € K and J > 0 with & > ¢y and J > sup{|¢(t)| : t < to}. Then for any

& € C(to) with ||€olt, < J the equation

x(t) = a(t) + /_t D(t,s,x(s))ds + /too E(t,s,z(s))ds, to<t<k

has a solution z(t) satisfying the equation on [to, k] such that |z(t)| < J for t € R,
x(t) = ¢(t) for t < to, and x(t) = &o(t) for t > k.
THEOREM 6. In addition to (4B), let the inequality

t o]
la(t)] +/ Dy(t,s)ds +/ E;(t,s)ds < J, t>tg
—00 t

hold for some J > 0 with J > sup{¢(t)| : t < to}. Then Equation (1B) has a solution z(t)
such that |z(t)| < J for t € R, x(t) = ¢(t) for t < to, and z(t) satisfies (1B) on [tg, 00).

Since the proofs of these two theorems are similar to the proofs of Theorems 2 and 3,
respectively, we omit them.

Next, we discuss the existence of R-bounded solutions of Equation (1B) which satisfy
(1B) on R by employing Schauder’s second theorem without assumptions (5) and (6).

For any k € K, let (Cy, ||-||) be the Banach space of continuous functions ¢ : [—k, k] —
R™ with the supremum norm || - ||. For any J > 0, let Cx(J) := {£ € Ck : ||£]| < J}, and
let Yy (J) be the space of functions 1 : R — R™ such that n(t) is continuous on R except at

some +m, and |n(t)| < J for t € R, where m € K and m > k. Then Cj(J) is convex and
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any £ € Ck(J) can be extended on R by taking an n € Yi(J) with n(t) = £(t) on [k, k].
We define a map H = Hy,, on C(J) by £ € Ci(J) implies that

(28) (HE)(t) :=alt) -l—/_ D(t,s,n(s))ds + /too E(t,s,n(s))ds, —k<t<k,

where 1 € Yj(J) is an extension of £. Then, corresponding to Lemma 1, we have the
following result which we state without proof.
LEMMA 3. Under assumption (4B), for any k € K and J > 0, there is a continuous

increasing function § = dy s : (0,00) — (0, 00) such that

[(HE)(t) — (HE)(t2)| < eif £ € Cru(J), n € Yil(J),

—k<ti <ty <kandty <ty—+9,

where 7 is any extension of &.

THEOREM 7. In addition to (4B), let the inequality
t 0o
(29) la(t)] +/ Dy(t,s)ds +/ E;(t,s)ds < J, —-k<t<k,
—00 t

hold for some £k € N and J > 0. Then for any continuous function &, : R — R™ with

|€0(t)] < J for t € R the equation
t 0o

(30) z(t) = a(t) +/ D(t, s, x(s))ds +/ E(t,s,x(s))ds, —k<t<k,
oo ]

has a solution z(t) on [—k, k| such that |z(t)| < J for t € R, and z(t) = &(t) if |t| > k.
PROOF. Let & : R — R™ be any fixed function with |£y(¢)| < J for t € R. Then any
¢ € Ck(J) can be extended on R by defining £(t) = &o(t) if |t| > k. Then the extended
function of ¢ is an element of Y% (J), and we denote it by ¢ again for simplicity. Let H
be a map on Ci(J) defined by (28). Then, from Lemma 3 and (29), H maps Cx(J) into

Ci(J) continuously, and the set {HE : £ € Ci(J)} is equicontinuous. Thus, by Schauder’s
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second theorem, H has a fixed point, which yields a solution z(¢) of Equation (30) such
that |z(t)| < J for t € R, and z(t) = & () if [t| > k.
By using Lemma 3 and Theorem 7, we obtain the following result.

THEOREM 8. In addition to (4B), let
t o]
(31) la(t)] +/ Dy(t,s)ds +/ E;(t,s)ds < J, teR,
—00 t

hold for some J > 0. Then Equation (1B) has a solution y(¢) which satisfies (1B) on R,
and |y(t)] < J for t € R.

PROOF. Let k € K be any integer, and let ¢ : R — R™ be a function with ¢(¢) = 0 on
R. Then Theorem 7 implies that Equation (30) has a solution xj(t) such that ||zx| < J,
and zx(t) = 0 if |t| > k. Thus we have a sequence of functions {z(t)}. Let m € K
be any fixed integer, and for any k € K let {x(t) be the restriction of x(t) on [—m,m].
Then, Lemma 3 implies that the set {{x(¢) : & > m} is equicontinuous on [—m,m|. By an
argument similar to the one in the proof of Theorem 3, it is easily seen that the sequence
{zk(t)} contains a subsequence {y;(t)} such that for any integer m, {y;(t)} converges
uniformly on [—m,m] as j — oo. We define a function y(t) on R by y(t) = Jll)rglo y;(t).

Now we show that y(t) is a solution of Equation (1B) and it satisfies (1B) on R. For
any t € R, let m € K be an integer with |t| < m. Since {y;(¢)} is a subsequence of {z(t)},
we have y;(t) = x(t) for some k € K with k > j. Thus, for any j € K with j > m we

obtain

(32) w@za@+[_D@&wwmk+[meaw®M&-%Stﬁh

where k = k(j) € K and y;(s) = 0 if |s| > k. By an argument similar to the one in the

proof of Theorem 3, it is easily seen that

gg([;Dwaw@mw+[mEmaw@mQ

:/_too D(t, s,y(s))ds-l—/too E(t,s,y(s))ds.
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Thus, letting j — oo in (32) we have

(33) y(t) = a(t) -1-/_ D(t,s,y(s))ds + /too E(t,s,y(s))ds.

Since t € R is arbitrary, (33) shows that y(t) is a solution of Equation (1B) which satisfies
(IB) on R and |y(t)| < J for t € R.
EXAMPLE 4. Corresponding to Equation (26) in Example 2, consider the scalar
nonlinear equation
t o]
(34) x(t) = arctant +/ e' =5/ |x(s)|ds +/ st/ |x(s)lds, t€R.
o] t

Let J be a number with J > 2v/J + 7/2. Then it is easy to see that (4B) and (31) are
satisfied for the same D (t,s) and E;(t,s) in Example 2. Thus, by Theorem 8, Equation

(34) has a solution z(t) which satisfies (34) on R, and |z(t)| < J for t € R.

3. Existence of periodic solutions
In this section we discuss the existence of periodic and asymptotically periodic solu-

tions of neutral integral equations. Thus, we consider the systems (1A) and

(35) z(t) = p(t) +/ P(t,s,z(s))ds + /too Q(t,s,x(s))ds, teR

where p : R — R*, P: A~ x R® — R" and Q : AT x R® — R" are continuous. It
will be assumed that the functions a(t), D(t,s,x), and E(t,s,z) in (1A) converge to p(t),

P(t,s,x), and Q(t, s, x), respectively, in the following sense:
(36) q(t) :=a(t) —p(t) - 0 as t— oo,
and p(t) is T-periodic, where T' > 0 is a constant;

(37) F(t,s,x) == D(t,s,x) — P(t,s,x), and P(t+T,s+T,z)= P(t,s,x);
(38) Gt s,2) = E(t,s,2) —Q(t,s,2), and QU +T,s+T,x) = Q(t,s,2).
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In addition, we assume that for any J > 0 there are continuous functions P; and F :

A~ — R*, and Qs and Gy : AT — RT such that:

P;(t+T,s+T)= Ps(t,s) if s <t
Q/t+T,s+T)=Q(t,s) if s > t;
|P(t,s,x)| < Py(t,s) if s <t and |z| < J;
Q(t,s,2)| < Qu(t,s) if s >t and [z < J;
|F(t,s,x)| < Fy(t,s) if s <t and |z| < J;
|G(t,s,x)| < Gy(t,s)if s >t and |z| < J;

(39) / N Py(t,s)ds + /OO (Qs(t,s)+Gy(t,s))ds — 0

— 00 t+T1

uniformly for t € R as 7 — o0;

t o]
(40) / Fj(t,s)ds + / Gjy(t,s)ds — 0 as t — oo.
0 t

First, we have the following lemma.

LEMMA 4. In addition to assumptions (36)—(40), let

alt)] + / (Py(t, ) + Fy(t, s))ds + / T (@Qults) + Gty s))ds < J, 1> o,

hold for some J > 0 with J > sup{|¢(t)| : 0 < t < tp}. Then Equation (1A) has an
R*-bounded solution z(t) = x(t, to, ¢) which satisfies (1A) for t > tg. Moreover, for any
sequence {si} of nonnegative numbers with s — oo as k — oo, the sequence of functions
{z(t)} contains a subsequence which converges to an R-bounded solution z(t) of the

equation

z(t) = p(t + o) +/ Pt+o,s+ 0,2(s))ds
(350) o
+ / Qt+o,s+0,2(s))ds, teER,
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uniformly on any compact subset of R, where xj(t) is defined by

x(0), t < —si

() = { ten,

x(t+sk), t>—sg
and where o is a number with 0 < o < T and z(t) satisfies Equation (35), on R.
Since this lemma can be easily proved by Theorem 3 and a standard argument, we
omit the proof.
DEFINITION. A function £ : R™ — R" is said to be asymptotically T-periodic if
& =1+ p where ¢ : Rt — R" is continuous and T-periodic,  : Rt — R"™ is bounded and

is continuous on R except at some tg € RT,
w(to) = p(to+), and p(t) =0 as t—to+.

Concerning the existence of a T-periodic solution of Equation (35) and its attractivity,
we have the following result.

THEOREM 9. If (36)—(38) hold, and if Equation (35) has a unique R-bounded solu-
tion x((t) which satisfies (35) on R, then the following hold:

(i) The solution z((t) is T-periodic.
(ii) If the assumptions of Lemma 4 hold, then Equation (1A) has an RT-bounded solution

x(t) such that z(t) = ¢(t) for 0 <t < tg. Moreover, x(t) is asymptotically T-periodic

and approaches xy(t) as t — oo.

PROOF. (i) Let x1(t) be a function obtained by the T-translation of x(t) to the left.
Then clearly x;(t) is also an R-bounded solution of Equation (35) which satisfies (35) on
R. Thus, from the uniqueness of R-bounded solutions of Equation (35) which satisfy (35)
on R, xo(t) and z1(t) must be identical on R; that is, z¢(t) is T-periodic.

(ii) Lemma 4 implies that Equation (1A) has an R™-bounded solution z(t) such that
x(t) = ¢(t) for 0 <t < tg. Let {zx(t)} be the sequence of functions as in Lemma 4 with

s = KT. Then, from Lemma 4 and the uniqueness of R-bounded solutions of Equation
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(35) which satisfy (35) on R, zy(t) converges to xo(t) uniformly on [0,7]. This implies
that x(t) is asymptotically T-periodic and its T-periodic part is given by xo(t).
REMARK. By imposing the Lipschitz conditions (5)—(6) and Condition (7) on
P(t,s,x) and Q(t, s, x), we can obtain the uniqueness of R-bounded solutions of Equation
(35) which satisfy (35) on R.
We now assume that P(t,s,z) and Q(t,s,z) are linear in x so that we can use the
theory of minimal solutions to prove the existence of T-periodic solutions of Equation (35).

Consider the equations (1A) and

t o]
(41) x(t) = p(t) +/ P(t,s)x(s)ds +/ Q(t,s)x(s)ds, te€ R,
—00 t
where a(t), D(t,s,x) := P(t,s)x + F(t,s,x) and E(t,s,x) := Q(t,s)xr + G(t, s, x) satisfy
(36)—(40) with P;(t,s) := J|P(t,s)| and Q(t,s) := J|Q(t, s)|.

Let h : R — R" be a continuous positive function with [~ h(s)ds < co. For any
bounded continuous function z : R — R", define a function A(x) by

A(z) :=sup { / lz(s +t)|*h(s)ds : t € R},

and define a number A by the infimum of the set of numbers A(x), where z is an R-bounded
solution of Equation (41) such that x solves (41) on R and ||z|| < J, and where J > 0
is a constant. Then from the theory of minimal solutions (see [5]), we have the following
lemmas which we state without proofs.

LEMMA 5. Let (36)—(40) hold with D(t,s,x) := P(t,s)z + F(t,s,x), E(t,s,x) :=
Q(tv 8)33 + G(tv va)v PJ(tv S) = J|P(tv S)| and QJ(tv S) = J|Q(tv S)|7 and

a(t)] + / (Py(t,s) + F(t, s))ds + / T (@Qults) + Gty s))ds < J, ¢ o,

hold for some J > 0 with J > sup{|¢(t)| : 0 <t < to}. Then Equation (41) has a minimal

solution; that is, (41) has an R-bounded solution which attains the value A.
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LEMMA 6. In addition to the assumptions of Lemma 5, if C(t) (k = 1, 2) are minimal
solutions of Equation (41), then there is a sequence {t;} with C1(t 4+ tx) — Ca2(t +tx) — 0
uniformly on any compact subset of R as k — oc.

Now we have the following result.

THEOREM 10. Under the assumptions of Lemma 5, Equation (41) has a T-periodic
solution.

PROOF. Let C(t) be a minimal solution of Equation (41) which is assured in Lemma
5. Clearly, C(t+1T) is also a minimal solution. Thus, from Lemma 6, there is a subsequence
{tr} with C(t+tx) — C(t+T 4 tr) — 0 as k — oo uniformly on any compact subset of
R. For each positive integer k, let v; be an integer with v T <t < (v, + 1)T, and let
ok =ty — v T. Taking a subsequence if necessary, we may assume that o, — o as k — oo
for some o with 0 < ¢ < T, and that for some bounded continuous function v(¢) on R,
C(t+tx) — (t) uniformly on any compact subset of R as k — oo, since the set {C'(t+tx)}
is uniformly bounded and equicontinuous on R. Clearly, v(t) is T-periodic. Moreover, since
(39) holds with Py(t,s) := J|P(t,s)| and Q(t,s) := J|Q(t,s)|, from Lemma 4, y(¢) is an
R-bounded solution of the equation

t

v(t) =p(t+o)+ / P(t+o0,s+0)y(s)ds

oo

-l—/ Q(t+o,s+0)y(s)ds, teR.
t
For 6(t) := v(t — o), this equation can be rewritten as

5(t) = p(t) +/ P(t,s)d(s)ds + /too Q(t,s)d(s)ds, te€R,

— 00

and hence, 6(t) is a T-periodic solution of Equation (41).
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